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o A2 (VaR : 99% A 2| FF 102 7| E)

187
188
187
563
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et ek

M FHEH |ME 0 0 0
At =2} i 0 0 0|&2
A ®7t5H  |ME 13,892 0 13,892
A %t MeE 0 6,752 -6,752 | &2

MOZ22-ECX EMISSION Dec22

13,891.75

10,418.81

6,945.88

3,472.94

=

o

=

‘Lr. 0.00
ol

0.00 20.02 40.05 60.07 80.09 100.11 120.14 140.16 160.18

M -3,472.94

-6,945.88

-10,418.81

-13,891.75

3. AILIEZ| E £ FZHF(Z A0 E=Y) (THl: e k)
FXW213BBX: KRW/EUR 28-12-21E 384
FXW213BCA KRW/EUR 28-12-21E 156
MOZz22 ECX EMISSION Dec22 1,111

4. TPHMEQ| X|Cf=Ho 43 M (VaR : 99%MEIFTE, 10U 7|F) (CH:ed Tty
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X QA Z R A B (K H-THEH)
1. =N

758

7tSd

1,768

2. WI|NHO| £2YPE

404.09

303.07

202.04

101.02

0.00

-101.02

-202.04

-303.07

-404.09

422.01

316.50

211.00

105.50

0.00

-105.50

-211.00

-316.50

-422.01

CLH2-WTI CRUDE FUTURE Mar22

.00

17.09

34.18 51.27 68.36 85.45 102.54 119.63

136.72

e

COH2-BRENT CRUDE FUTR Mar22

.00

17.89

35.79 53.68 71.57 89.46 107.36 125.25

143.14




HOH2-NY Harb ULSD Fut Mar22

80.17
53.45
~ 2672
od
=
o o000

%r 0.00 0.54 1.08 161 2.15 2.69 3.23 3.76 4.30
J

-26.72 /
-53.45 /
-80.17
-106.90
712
KR4175510007-2022-01 M=
268.43 \\
178.95 \
—~ 8948
od \
=|
L o000 : : : : ; ; ‘
ol 0.00 298.25 596.50 894.75 1,19N1.25 1,789.50  2,087.75  2,386.00
A g94g \
-178.95 \
-268.43 \
-357.90
I
NGH22-NATURAL GAS FUTR Mar22
516.81 /
387.60 /
258.40 /
— 129.20
5 /
=|
f_r, 0.00 ; ; ; ; ; ; ]
or 0.00 0.91 1.82 z.M;m 4.55 5.46 6.37 7.28
41 -129.20 /
-258.40 /
-387.60
-516.81



QSH2-Low Su Gasoil G Mar22

SEQ ZH£Ho S Y (VaR : 9% EIF+FE,10L7|E)

160.92
107.28
— 53.64
ol
E,i 0.00 T T T ¢ T T T )
SF 0.00 150.94 301.88 452.81 603.75 754.69 905.63 1,056.56 1,207.50
'HJ -53.64
-107.28
-160.92
-214.56 -
7t
XBH2-GASOLINE RBOB FUT Mar22
77.41
51.61
— 25.80
ol
i—rf 0.00 T T T J T T T 1
Or 0.00 0.52 1.04 1.56 2.08 2.60 3.12 3.64 4.16
4“ -25.80
-51.61
-77.41
-103.22 -
7+
3. AUE|QE 2ol PR HE I & Mo 42 ) (EHSl: e akel)
CLH2 WTI CRUDE FUTURE Mar22 32
COH2 BRENT CRUDE FUTR Mar22 34
HOH?2 NY Harb ULSD Fut Mar22 9
KR4175S100 2022-01 E3|ME 29
NGH22 NATURAL GAS FUTR Mar22 41
QSH2 Low Su Gasoil G Mar22 17
XBH2 GASOLINE RBOB FUT Mar22 8
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Of 12| ZMQIHAZ R A D (R H-THEY)
1. A=

g5 |48 0
g

goEE |4

313

2. WI|NHO| £2YPE

BOF2-SOYBEAN OIL FUTR Jan22

28.26

18.84

9.42

0.00

13.24

26.47 39.71 52.94 66.18

79.41 92.65 105.88

-9.42

-18.84

-28.26

-37.67 -

712

CH2-CORN FUTURE Mar22

34.90

26.18

17.45

8.73

0.00

147.75

738.75

295.50 443.25 591.00

886.50 1,034.25 1,182.00

-8.73

-17.45

-26.18

-34.90 -



KWH2-KC HRW WHEAT FUT Mar22

37.18

2,584.50

36.01 //
24.00 /
= 12.00
ﬂJ /
=
o 0.00 . . . . i i ]
ol 0.00 203.31 406.63 609.94 813.25 1,016.56 1,219.88 1,423.19 1,626.50
41 -12.00 /
-24.00 /
-36.01
-48.01
72
SBH2-Sugar #11 (WORLD) Mar22
24.34 /
18.26 /
12.17 /
~ 609
od
=
o 0.00 : : : : ; ; \
ol 0.00 4.65 9.30 13.94 18.59 23.24 27.89 32.53
'('IJ -6.09 /
-12.17 /
-18.26
-24.34
o
SF2-SOYBEAN FUTURE Jan22
76.71 /
57.53 /
38.35 /
~ 1918
EJ /
=|
f_r. 0.00 T T T T T T ,
ol 0.00 323.06 646.13 969.19 1,292.25 1,615.31 1,938.38 2,261.44
41 -19.18 /
-38.35 /
-57.53
-76.71




SMF2-SOYBEAN MEAL FUTR Jan22

45.88
34.41
22.94
— 1147
ol
f_r_ 0.00 : : : ; : : : J
ol 0.00 96.55 193.10 289.65 386.20 482.75 579.30 675.85 772.40
M 147
-22.94
-34.41
-45.88 -
712
WH2-WHEAT FUTURE(CBT) Mar22
45.90
34.42
22.95
— 1147
ol
?—r' 0.00 T T T J T T T 1
ol 0.00 194.44 388.88 583.31 777.75 972.19 1,166.63  1,361.06  1,555.50
WM o147
-22.95
-34.42
-45.90 -
74
3. AlLtE|QE A TEHE (A ChA A0 A o) (Er9l:eyBel)
BOF2 SOYBEAN OIL FUTR Jan22 3
CH2 CORN FUTURE Mar22 3
KWH?2 KC HRW WHEAT FUT Mar22 4
SBH2 Sugar #11 (WORLD) Mar22 2
SF2 SOYBEAN FUTURE Jan22 6
SMF2 SOYBEAN MEAL FUTR Jan22 4
WH?2 WHEAT FUTURE(CBT) Mar22 4
4. P EQ| Z|CHEM Y4 ZH(VaR : 99%LE|+=FE,1027|F) (THl-EeTkR)













